(c) INVESTMENTS

Amount of investments by weighted- Alternative risk weighting
average life

0to 1year .03

>1 year to 3 years .06

>3 years to 5 years .08

>5 years to 7 years 12

>7 years to 10 years .16

> 10 years .20

The “alternative component” is the sum of each amount of the Investments risk portfolio by weighted-average
life (as a percent of quarter-end total assets) times its aiternative factor. Substitute for corresponding standard
component if smaller.




